2118
2119720
215
223
2613
266
28g
287
9286
9285
337
336
34s

34

362
377
389
389
383
387
384
383
418
454
473

47°
47,
47,
48!
49,
554
605
609
607
614
6311
6315
65279
6711
6712
676
6814
6815
694
698
7012

7013

Coucok omeuatok B kuure A.M. Illypsiruna ”IIpukianHas croxacTuka:

po6acTHOCTB, OonleHuBaHUe, nporuos”, M.: ®unancel u cratuctuka, 2000*

* CJ1eBa yKA3LIBAETCS HOMED CTPAHUIILI, HUXKHUN WHIEKC
O3HAYAET HOMEDP CTPOKYW CHU3Y, BEPXHUI — HOMEDP CTPOKU CBEPXY

HareYaTaHoO

0<limn*EO? < 0o
JIEBOE HEPABEHCTRO ... HE BHLIPOKIECHO.
€CTh HEOrDAHWYEHHBIN UHTEPBAI (a, b)

MOHOTOHHA ¥ HEIPEPHIBHA
oK _ 2 9K _
oy 96 oy
ypasHerus [.] = 0

(1) {z: h(z,0) >0} =X

Ye=(A1g—Dog)/s =
B=—X/2
= 50 [ oo (@ —m)g(z—m)dz =
gl@—p)p(z—p) |~ _+
tom [ oo pE—m) Zrg(@—p)],,_, =
BapUaIM OIEHOYHON (PyHKIIUNT
mo Teopeme 5.1
s(z,0) =
Cokparus ,Ha w := 0, /0
u obosnauns £ := 1—of
Ai=o (1-wl)
wf(..)=w(..)=0
IOMHOXWB Ha 0 /w
Om + y.sgn((x;—pm)/om — 0,676) =0
onenka Trroku (1960) 2,63 1,94

Vin = ‘;—‘f =2
Eg ¢r(y) =+ ~ 0,485
Evu(y) =
HpI/I BBIYNCJIIECHUN BEJIUYUHEL ... HaﬁﬂeHHOG
3HA4YEHUe

OIlEHKVW MUHUMYMa KOHTPACTa OIpPenesIéHHb

1423 >0
Ipu yuére (8) u (9)
oo e — ) f02-2/3]..
Om + y.8gn((Ti—pm)/om — 0,6276)22 0
We=[(..)dz[ - [(...)e"* /%0

f(m—u, U)
(I-e)p(z—p) +eé(z—p, o)
cM. puc.2
12. PagukamabHOCTH OIIEHOK
npsmoit R

R(g, ¥):=...([y Z¥(z, 8)dz)~>
R: 2,44 269

radj: 1 0,95 0,69 0,54
. [y 2Pexp(—322?) =.
[y aPexp(—32?) = ...

c2:=\/L2—ﬂffooom2a...

oo _ —
= 52" le=s ds =

=)

INTRFNEY

T
T

cllenyeT 4nTaTh
limn* E O,% < 00

HE 3aBHUCUT OT 0

HENpEePBIBHA,
K _ 9 9K _
ypaBHeHus [.] = Mg g

PYe=(A1g—Nog)/2s =
B=-X/M\
= % 7 h(z—m)g(z—m) da:‘mzu =
—g(z—pp(z—p)| = _+
+omm [ oo p(x—m) Zrg(@—p)|,,_, dz =
BAPUAIMY I.p. 3ArPA3HCHUS
o Teopeme 6.1
s(z,04.) =
CokpaTus ¢,Ha 1/0
u 0603HAUNB W := 0, /0, £:=1—0f
Ai=1l—w?
f(.)=(..)=0
IMOMHOXWB Ha O
Om : .sgn(|zi—pm|/om — 0,676) =0
onenka Trroku (1960) 2,71 2,00

V, = Em¥: _9

. Eqg v
By r(y) = -+~ =0,478
Eq¢u(y) =
[Ipu BLIUMCIIEHUY BENWYUH .. . HAWOEHHBIE
3HAYUEHUS
OLIEHOYHBIE (DYHKIIAW ONpPeNeIeHbI
1+X3f>1

Ipu yuére (3) u (4)
oe: Sl — ) /o7~ 1/%..
Om . 8gn(|zi— pm|/om — 0,676) =0
W= [(..)e =/ dg]. [(...)e ="/
{(z—p+o,0)
(I—e)p(z—p) +ef(z—p+o, 0)
cM. puc.l
1.12. PagnkanpHOCTH OIEHOK
HOcuTene X
R(g, §):= . .. (B Zyib(a, 6)~
R: 2,91 3,20
radji: 1 0,91 0,83 0,65
[y aPexp(—22?)dz = ...
[y aPexp(—22?)dz = ...

c? \/LQ—WffOOO |z)?> ...
29 0 G_1/2 _
7rf0 0 1/26=8 dg =

>

R
Il



788
784
78

79
80*
808

80°
819
8210

833

8412
8413
8419

8419_3
863

8710
871
8810

889
8911

925

926

933
947
97,
1024

1027
1023

1031
1037
103°
1052
1063
1069
1076
10810
1089
1083

1098
11014
11010

HariegyaTaHoO

G=1-3p8

HEKOPPEJINPOBAHBI I NMEIOT

CIenyIONIni BUM:
OTKYIa HAXOMUM:
(1= 322 + (14 \)z*)
244X 43N
(14 2))p/2+2
4TO OHHU

(244X + 3X2)(1 4+ M)P/?

&= -2

(1 +21)p/2+2
Ag, Ay u A
B KaXIION U3 MaTPHUIT
HEKOPPENUPOBAHEL
DK, =
=limnD(1=6,+d0) + O(n?) =
limnDdy u limn D dy

Haitmém ... + O(n~1)
Sl - ma) /v
" 2(1/ @)
Yulz —p)=c[...]...
Ai=w? =
E, ¢7 =
3—-2+1
(2= w 2)p/2t2
B, o7 =

o sP%e~%ds
0 14 4,(2m)P/2e5
oo sP/2 ds
W T
Jxv?e™ ¥ dy = 5
(1+y(2m)P/2e=2)=2
stboy = or+2

V=10

Kennanom

kpome p(p—1)/2 cnaraembix Buna —d;;0;;,

Ed2 = (3/2V2)P /n.
= [C|{1 -2 )

2n
v=(3/2/2)P ...
1im2_>_7”p fzp+(7;’) =

a__zzyp—w/z

=2rpvp_1(r

w

(2)e-n/2

r

)\1:1+p, Azzl—p
p=(1-1)/1+1)

cijlieayeT IYmTraThb

G=1-33°

HEKOPPEJMPOBAHEL (KPOME OLIEHOK MUCTIEPCUR) U UMEIOT
limn Cov(cy”, ¢7) = N2(1+ A)P+2 /(1 + 2\)2/2+2
mpu § # j, BEKTOPEl Mg 1 m) —mg u Matpunsr Cq

n C,—CpacuMITOTUYECKN HE3aBUCUMEL.
cremytomuit Bun mid g := (x—m)T(x—m) :
OTKyIa HAXOMUM st ¢ =X C7'x :
(=1— 322+ 3(1+ A)z*)

2+ 44X+ 3)?
(1 +2X)P/2+2(1 + ))2
YTO, KPOME OEHOK IMUCIEPCUil, OHI
e = C+HA+(+2)N)A+ NP
(14 2))p/2+2
Ao =057}, A =07}
B Marpuie Ay
KOpPPEJUPOBAHLI
limnpD K, =
= limn[D & + D oy + (p — 1) Coviz; (617, 609)]
limn Dy, limnD 4§,

u limnC0v(5§\“), §§\jj)) npu i # j

o0
fO (1 +,yl(27r)p/265)2
oo sP/2 ds
b G ey
Jo(l—y?)e™ Vdy = 7L
(1+ y(2m)P/2e%) =2
stboy = pt+5s

Kennannom

kpome p(p—1)/2 oTpuLATENBHEIX ClIAraeMbIX BUAA

—0;j0;; 1 MOJNOXKUTENBHBIX BUOA 04;055, & 7# J,
Ed&} = (3/2V2)PT /n, a Eé;i0;; = 5 07,
= |C|{1— B2l

2n
v=33(3/2V2)r ...
lim. I (2) —

E==Tp 2471,
— s (2 ,2)(p—3)/2
= 2rpvp-1lim (ry — 2 )(p=3)/

z

(27;5)—1



11341
1145
1175
117,

1182
118°
1244

1253
1251
13167
1318

1315,
1322
1326
137,
137

1391

1407
1408
14010
14044
1404
140q_7
1405
140,
1405
140,
140,
1411
1414
1415
1416
14145
143°
155

15712

1575

1575
1584 5

159°

1594

168°
1704
1741
1742
174,

1774

177,
1796

HallegJaTaHo

€ umeetT 1.p. fa(e)
> (i — ﬂ)2
%Q(qu’) 3@f(z=®):0

Teopembr 1.3.1
£+6:gu+d

- € sgne
- le \\/1+xTx V1+xTx

fy Jx 3 g dx dy =
SYMUNEE
MI/IHI/IMI/ISI/IPOB&TB
= min

g/o
OMpenessieTCsa
6j = éj - 9
27(16v/2) !
8(3v3)"1 ~ 0,61

o3 )

COCTaBIIAET

(14 23t (1 4 20)3@+D)/2 (g 4 1) 2
(14 X3t (20)73etD/2 (g 4 1) 03

(2\/_) (g+1)
(\/_/2) (g+1)/2
Breném ... n t2 =
j k=0,
—(1+ X" 3(a+1)/2 (cjk
= (1+20) 7202 (e + )

= fz x (1) (k)
(20) 2@ (e + ) o
Cik
—(1 4 X)3a+1)/2
(1+42))3tD/2 R
[z ity ... (2X)3FV/2F
o yOrIBaHUIO KOADUIIEHTA
(pYyHKIUIO — BEKTOP
COTJIACHO OHp(iI[eJ'IeHI/IIO 1.8.3

2ry
4

T2
Omubky a1
1

3
==
2
1
2’[“2
Cs—t
0<1imnkEO% < 00
Haiiném nucnepcuro
E (o — y0)?
dt
E (fo — Io)z
Ut
T=1/v =
Kennman

cjiegyeT dymrTaThb

€ UMeeT CUMMETPUYHYIO T.p. fa(€)
> (i = o)
o Q0. . T) = Xo f(2,0) = A1 * 555 f(2,0) = 0

30€Chb Ag 1 A\ — BEKTOPHBI KOBPPUIIMEHTOB,

HE 3aBUCAIINX OT Z, a * — 3HaK IIOKOMIIOHEHTHOI'O

YMHOXEHUST BEKTOPOB.
Teopembl [.3.1 u memmer 1.4.1
E+0=¢[1+ 0

er __ _rsgne

= \s\\/1+xTx T V1+xTx
:_fy 9v; 3’ - gdxdy =

X 0Oy
— P ( ,(/}2)
OHTI/IMI/IBI/IPOB&TB

= maxmin
s P
9/s
33 CUéT TOTPEMTHOCTU OLIEHOK ONPENEIaeTCAa
6j = 9]‘ — Gj
161/2/27
3v/3/8 ~ 0,65

c=(3 )

COCTAaBIIIeT IIPU U3BECTHOM fg
(14 X)0H5(1 4 2X)(@+5)/2 ¢ 52
(14 XT3 (20)~(a15)/2 ¢ o3 |C|1/2
(2\/§)q+5
(V3/2)0t?

O6o3mauum t2 :=

k=1 ...
( +>\) q+5/2(]’k
= (142072 (e + pjpe) o
= fz 20 (k)
(20) /2 (ej + ) 0® |C[H?
Cik
—(1+ /\)*(q+5)/2
(14 2\~ (a+5)/2 4
[, 00T (2X) W+5ﬂ KHWQF
o yOBIBaHWIO KBaPaTa KO3hOUIIEHTA
(pyHKIIMIO 1 BEKTOD
corjiacHo omnpenenenuio 1.8.2

dry
2

ro
Omubky aq

Cls—t|
limn* E 0} < o0
Hainném mins oucnepcun

E g3
dtds

E (fo — Io)z

vy
T=1/v =0
Kennamn



182,
18314
183,
185,
1871
1871
18712
19056
1908
1904
19140
1928
1963
19614
1983
1984
1985
2038
2044
208,
2167
2176 3
2204
22012

HareYaTaHoO

(Pifla 7'2’)
my < p
|x, X« € Q
()

Sany
Vii=QnNxi
s} = ED (Vi(x)| z)
Kennman
CUMBOJI ... C TIPEOBIAYINNM.
V(rag) + 0
2/3n
Za<,@

Kennan
'Y(Ta,m-l) +o
f(xla"'axn)

y(hag) +0 ... dx
B X
f(x1,...,xp)
¢ marautynamu 6,0 u 5,7

Dypre:

0 < limE n*0? < ¢
Bywmabep
Kendan
Cmaydm
Cmon

cjlenayeTr 4nuTraThb

(pi-1, pi)

m < p

|x« € Q
(1)

Say
Vi:=P{hexix}
54 = ED (Vi(x)|x)

Kennamn

Y(rap)
4/3n
Yo
Kennamn
Y(ran+1)
F(Xng1 X1, %)
v(hag) ... dh
B X IPY PABHOMEDPHOM paclpeneieHuu X B ()
F(Xnt1 X1, Xn)
¢ marautynamu 7,0 u 5,7
Dypoe o F(v) > 0:
limE n*0? < o0
Byxwmabep
Kendaaa
Imaydm
Cmoan



